Proof. We will prove that (6j follows from (l)-(5) and then our Theorem will be a consequence of Bryc characterization. Prom (1), (2) and properties of conditional expectations we easily compute
+ + c)B(XJY) + B|B(X2|Y).
We observe that (3) implies
(8) B(XtXe|Y) = B(B(Xt|Y, XS)X8|Y) --b(x8|y) + (t -sjb(x8|y).
On the other hand from (4) we get .α Similar simplification may be also introduced to Proposition 3.1 in Bryc (1987) . (The assumption (13) of that Proposition follows from the remained ones and thus may be deleted).
